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Price Change Vol. Open Intrinsic Time Break All-En- Impl.u?d Delta Effec?we
Interest Value Value Even Premium Volatility Gearing
S$50Z18C1100 22.40 -0.90 433 3,093 0.00 22.40 1122.40 0.02 14.49% 0.52 25.29
=
-§ S50Z18C1125 13.30 0.20 755 4174 0.00 13.30 1138.30 0.04 15.25% 0.35 28.92
8' S$50Z18C1150 7.40 0.00 664 4,327 0.00 7.40 1157.40 0.05 15.78% 0.22 32.69
3 S50Z18C1175 4.30 0.00 266 4,212 0.00 4.30 1179.30 0.07 16.72% 0.14 3490
S$50218C1200 2.60 0.10 749 8,182 0.00 2.60 1202.60 0.09 17.78% 0.09 36.19
S50Z18P1100 25.00 -1.00 453 3,514 043 24.57 1075.00 -0.02 16.67% -0.48 -21.29
.5 S50Z18P1125 38.40 -3.00 81 2,406 2543 12.97 1086.60 -0.01 15.85% -0.64 -18.44
8‘ S50Z18P1150 57.00 -3.00 40 1,242 50.43 6.57 1093.00 -0.01 16.13% -0.77 -14.94
E S50Z18P1175 80.30 1.10 59 690 7543 4.87 1094.70 0.00 18.78% -0.83 -11.42
S50Z18P1200 103.00 -4.80 313 100.43 2.57 1097.00 0.00 19.73% -0.89 -9.50
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P> SECTOR OUTLOOK
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d Swing Trading
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TU: TU24C1904A

THAI UNION GROUP PUBLIC COMPANY LIMITED daily’ 20 50 (T G LT] wUIAN
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market ope:rnzwftu "lﬂﬂmm?narkeﬁtj call Line: @dw24
Name TU24C1904A Implied Volatility  43.00% Underlying Bid* DW Bid Price(THB) *
14-Nov-2018  15-Nov-2018  16-Nov-2018  19-Nov-2018  20-Nov-2018
Underlying TU Delta 39.70% 18.40 055 055 055 054 054
Type Call Listing Date 30-Oct-2018 1830 054 054 053 053 0.2
1820 052 052 052 051 051
Strike 20.540 Last Trading Date  30-Apr-2019 1810 051 050 050 049 049
Conversion Ratio  2.57000 Expire 06-May-2019 18.00 049 049 049 048 048
Date(Maturity 17.90 0.48 047 047 0.46 0.46
Date) 17.80 046 046 046 045 045
Moneyness -12.37% OTM outstanding (13- 3,000,000 17.70 045 044 044 043 043
Nov-2018) 17.60 0.43 043 0.43 0.42 0.42
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TOP GAINER AND LOSER

5 TOP MAINBROAD GAINER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 GCAP 3.34 15.17 3.20/3.10 3.50/3.60 Sideway Up nenduwile 3.26 v Waduduuin

2 TVI 4.00 14.94 3.88/3.80 4.10/4.18 Sideway Up WadnTuuin usmNEuKIUE

3 CBG 48.50 8.99 46.50/47.50  49.75/50.50 Sideway fushlunsou Sideway

4 TKN 11.20 7.69 10.70/10.40 11.80/12.10  Sideway Down \Aeuviaifisundushssazdu

5 BEAUTY 10.30 7.29 10.00/9.60  10.70/10.90 Sideway Up wins e 10.80 vwldamwanduuin
5 TOP MAINBROAD LOSER

m PClose %Change Support Resistance Trend (1 Week) Technical View

1 THE 2.54 -13.61 2.44/2.34 2.64/2.74 Downtrend o1 Tuza Panic Selling

2 SAPPE 18.20 -11.65 18.00/17.70  18.50/18.90 Downtrend s1Avin New Low siamann Bottoms lsitae
3 SQ 2.32 -7.94 2.24/2.18 2.40/2.46 Downtrend 571N New Low sanmwituau

4 HTECH 5.90 -7.09 5.80/5.70 6.05/6.20 Sideway Down WINsIAENIN 5.65 UM AMNAZAU

5 PLE 1.21 -5.47 1.17/1.13 1.25/1.28 Sideway EalehiifalphblaloplitipN

nangmnlsznaunisidan Top Gainer uaz Top Loser

- Uamnaumsdevnsiads 5 u unnni 10 Auuwm

- lsiviusou DW uaz Warrant

- syenulsisinn 1 uwm

* fasnnulunauidrulraifuiuiiiumuussnineais tnamumsidanussainssiaduniey **
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g COMMODITY MARKET

Crude Oil (WTI) Newcastle Coal
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’ Gold Futures
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Spot Gold
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B USD Futures

+INANSIA
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Thai Baht Spot Rate
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Market Summary & Theoretical Price

SET50 Index Futures

Series Settle Change Con‘1ltc:' tcts Change Ol Change DD:l{;:; . Theoretical Y?:{d I;::: Basis ';';::;:;:
Theoretical Lower Upper
S50X18 1098.0 -2.5 29 16 534 13 15 1100.04 1099.70  1102.53 0.00 1.50% -1.57 -2.04
S50718 1097.6 0.0 213812 91720 252741 -4091 43 1100.68 1099.71  1107.81 0.01 1.50% -1.97 -3.08
S50F18 1104.5 8.3 15 9 222 -4 77 1101.52 1099.78  1114.28 0.01 1.50% 4.93 2.98
S50H19 1094.1 -0.4 13078 6424 21234 -125 134 1102.52 1099.49 1124.72 0.01 1.50% -5.47 -8.42
S50M19 1089.5 -0.3 2607 1061 7753 -19 225 1097.74 1092.66  1135.02 0.02 1.50% -10.07 -8.24
S50U19 1085.9 0.5 731 300 4191 59 317 1088.49 1081.33  1141.02 0.03 1.50% -13.67 -2.59
Gold Futures
Series Settle  Change CoXtc:- L'cts Change ol Change [?:l){\sl:y; . Theoretical P;:::::“‘t/ Risk Free Rate
Theoretical Lower Upper
GFZ18 18890 -150 129 99 2439 74 43 18833 18816 18954 57.32 1.50%
GFG19 18930 -190 33 27 593 39 105 18881 18840 19178 49.42 1.50%
GFJ19 19000 -160 67 50 356 60 164 18926 18863 19391 73.84 1.50%
USD Futures
Series Settle Change Days to Delivery Theoretical Basis
USDX18 32.99 -0.17 15 32.94 0.09
uUSDz18 33.00 -0.11 43 33.02 0.10
USDF18 32.93 -0.14 7 33.10 0.03
USDH19 32.87 -0.09 134 33.25 -0.03
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